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3. . $i$
$u_{j},j=1,2,$ $\cdots,$ $n$ $i$
$U_{i}$ ,
$U_{i}= \sum_{j=1}^{n}w_{ij}u_{j}-\theta_{i}$ (1)
. , $w_{ij}$ $j$ $i$




$w_{ij}=w_{ji}$ $(i\neq j)$ (3)
. $U_{i}$ $u_{i}$ 1 $0$




1 $0$ . $T$
. $f(x)$ ,
4$f(x)= \frac{1}{1+\exp(-x)}$ (6)




. $w_{ii}=0$ (7) $\ovalbox{\tt\small REJECT}\backslash$ $-2\theta_{i}$ $w_{ii}$
,
$E( u)=-\sum_{i=1}^{n}\sum_{j\geq i}^{n}w_{ij}u_{i}u_{j}$ (8)














$W_{Tij}=- \frac{w_{ij}}{T}$ . (10)





$P(x)\equiv N(\mu, \Sigma)$ \varphi x(ju) .
$\varphi_{x}(ju)=\varphi_{x’}(ju)\exp(-\frac{E(u)}{T})$ (12)
\varphi x’(ju) , $P(x’)\equiv N(\mu, \Sigma-W_{T})$ .
$B(u)$ (12) 2 ,
$\varphi_{x’}(ju)B(u)=\int_{x}e^{jux}(\sum_{u’}\varphi_{x’}^{-1}(ju’)e^{ju’x})^{-1}dx$ (13)
. $u$ u’ $\ovalbox{\tt\small REJECT}\backslash$ .
’
4.
, $X(t)=x_{i}$ . $x_{1},$ $x_{2},$ $\cdots,$ $x_{n}$
$p(x)$ . , $p(x)$ Toeplitz
6$\Gamma_{m}$ $t^{t}$ , $N(m, \Gamma_{m})$ ,
.
$H= \int_{-f}^{f}n_{n}\log S_{x}(f)df$ (14)
$h=1/(2\triangle t)$ Nyquist , $\triangle t$
. $S_{x}(f)$ ,
Wiener –Khintchine
$C_{x}(k)= \int_{-f}^{f}n_{n}S_{x}(f)e^{2\pi fk\triangle t}df$ (15)
$\ovalbox{\tt\small REJECT}\backslash$ . $C_{x}(k)$ .
1D $MEM$ (15) (14)
(M) ,
maximize $H= \int_{-f_{n}}^{f_{n}}\log S_{x}(f)df$ (16)
subjectto $C_{x}( \tau)=\int_{-f}^{f_{n_{n}}}S_{x}(f)e^{2_{7\Gamma}f\tau}df$ . (17)
.
$X(t, z),$ $z_{i},$ $i=1,2,$ $\cdots,$ $m$ . ,
,
$S_{x}(f, v)=\int_{r}P_{x}(f, r)e^{-,2\pi vr}dr$ (18)
. $v$ , $r$ .
$P_{x}(f, r)$ ,
$P_{x}(f, r)=\int_{\tau}C_{x}(\tau, r)e^{-j2\pi f\tau}d\tau$ (19)
7. $C_{x}(\tau, r)$ ,




$mH= \int_{v}\log S_{x}(f, v)dv$ (22)
. , (18) ,
$P_{x}(f, r)=\int_{v}S_{x}(f, v)e^{j2\pi vr}dv$ (23)
.
$mDMEM$ , (23) (22)
$(mM)$ ,
maximize $mH= \int_{v}\log S_{x}(f, v)dv$ (24)
subjectto $P_{x}(f, r)=\int_{v}S_{x}(f, v)e^{j2\pi vr}dv$ . (25)
. $S_{x}(f, v)$ ,
$S_{x}(f, v)=(\sum_{r’}\lambda_{r’}e^{\dot{\gamma}2\pi vr’})^{-1}$ (26)
. $r’$ $r$ , $\lambda_{r’}$
(25) . ,





. $mDMEM$ $P_{x}(f, r’)$ (27)
. ,
$r$ $=$ $u$ (28)
$2\pi v=$ $x$ (29)
$\lambda_{r’}$ $=$ $(2\pi\varphi_{x’}(ju’))^{-1}$ (30)





$P_{x}(f, u)=$ $\varphi_{x’}(ju)B(u)$ (31)
$S_{x}(f,x)=$ $2 \pi(\sum_{u}\varphi_{x}^{-1}(ju)e^{jxu})^{-1}$ (32)
. \varphi x’(ju) ($,$ $\backslash$ .
(31) $\varphi_{x’}(ju)$ ,
$S_{x}(f, x)=$ $2 \pi(\sum_{u}(B(u)/P_{x}(f, u))e^{jxu})^{-1}$ (33)
.
9, $f$ , X,
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